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YIELDS ON TREASURY SECURITIES AT CONSTANT, FIXED MATURITY ARE 
CONSTRUCTED BY THE TREASURY DEPARTMENT, BASED ON THE MOST 
ACTIVELY TRADED MARKETABLE TREASURY SECURITIES.  YIELDS ON 
THESE ISSUES ARE BASED ON COMPOSITE QUOTES REPORTED BY U.S. 
GOVERNMENT SECURITIES DEALERS TO THE FEDERAL RESERVE BANK OF 
NEW YORK. TO OBTAIN THE CONSTANT MATURITY YIELDS, PERSONNEL AT 
TREASURY CONSTRUCT A YIELD CURVE EACH BUSINESS DAY AND YIELD 
VALUES ARE THEN READ FROM THE CURVE AT FIXED MATURITIES. 
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1982  11.09 
1983   8.95 
1984   9.92 
1985   7.72 
1986   6.15 
1987   5.96 
1988   6.89 
1989   8.39 
1990   7.75 
1991   5.54 
1992   3.51 
1993   3.07 
1994   4.37 
1995   5.66 
1996   5.15 
1997   5.20 
1998   4.91 
1999   4.78 
2000   6.00 
2001   3.48 
2002   1.64 
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